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As of: 31-Oct-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03274  STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
200,000,000.00 60699B345 TRI-PARTY REPO MIZUHO 

SECURITIES 0.05% 03/NOV/2011 
0.050% 11/03/2011 

100.00 200,000,000.00 200,000,000.00
1,388.89

200,001,388.89

0.00 13.39%

438,275,244.14 65599W935 TRI-PARTY REPO NOMURA 0.12% 
01/NOV/2011            
0.120% 11/01/2011 

100.00 438,275,244.14 438,275,244.14
1,460.92

438,276,705.06

0.00 29.35%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

638,275,244.14 638,275,244.14
638,275,244.14

2,849.81
638,278,093.95

0.00 42.74%

 

Category Long Description: CASH EQUIVALENTS - STIF
0.01 928989417 JPMORGAN US TREAS PLUS 

MMKT FUND AGENCY SHARES -   
FUND 3917                                         
 

100.00 0.01 0.01
0.00
0.01

0.00 0.00%

50,001,054.80 G34993942 FIDELITY INVESTMENTS - 
TREASURY PORTFOLIO SHARES   
MONTHLY VARIABLE 11/01/2011 

100.00 50,001,054.80 50,001,054.80
397.27

50,001,452.07

0.00 3.35%

TOTAL: CASH 
EQUIVALENTS - 
STIF

50,001,054.81 50,001,054.81
50,001,054.81

397.27
50,001,452.08

0.00 3.35%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
25,000,000.00 02580HAC0 AMERICAN EXPR BK F 3.15% GTD 

NT 09/DEC/2011 USD    
SEMI-ANN. 3.150% 12/09/2011 

100.31 25,078,436.80 25,078,436.80
312,230.20

25,390,667.00

0.00 1.70%

10,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 
SRN 30/APR/2012 USD1000  
SEMI-ANN. 2.100% 04/30/2012 

100.98 10,091,639.39 10,098,340.00
1,147.54

10,099,487.54

6,700.61 0.68%

15,710,000.00 17314AAB8 CITIGROUP FUNDING INC FRN 
30/APR/2012 USD10000     
QUARTERLY FLOATING 04/30/2012 

100.27 15,747,106.46 15,751,835.73
330.81

15,752,166.54

4,729.27 1.05%

48,000,000.00 17314AAE2 CITIGROUP FUNDING INC FRN 
30/MAR/2012 USD1000      
QUARTERLY FLOATING 03/30/2012 

100.14 48,080,225.25 48,068,112.00
28,525.21

48,096,637.21

(12,113.25) 3.22%

15,462,000.00 36967HAD9 GENERAL ELECTRIC CAPITAL 
CORP 3% BDS 09/DEC/2011   
SEMI-ANN. 3.000% 12/09/2011 

100.30 15,508,986.90 15,508,986.90
183,697.79

15,692,684.69

0.00 1.05%
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Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
25,000,000.00 36967HBA4 GENL ELEC CAP CORP FDIC TLGP 

GTD SR NT FLT 12      
QUARTERLY FLOATING 09/21/2012 

100.20 25,043,958.96 25,050,600.00
10,036.49

25,060,636.49

6,641.04 1.68%

20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC 
FRN 09/NOV/2011 USD1000    
 

100.01 20,001,375.72 20,001,375.72
24,341.86

20,025,717.58

0.00 1.34%

10,112,000.00 4042EPAA5 HSBC USA INC 3.125% BDS 
16/DEC/2011 USD1000        
SEMI-ANN. 3.125% 12/16/2011 

100.37 10,149,329.52 10,149,329.52
119,199.11

10,268,528.63

0.00 0.69%

12,155,000.00 481247AA2 JPMORGAN CHASE & CO 3.125% 
SNR NTS 01/DEC/2011     
SEMI-ANN. 3.125% 12/01/2011 

100.25 12,185,346.35 12,185,346.35
158,804.73

12,344,151.08

0.00 0.83%

50,000,000.00 61757UAB6 MORGAN STANLEY 3.25% 
01/DEC/2011                   
SEMI-ANN. 3.250% 12/01/2011 

100.26 50,127,750.03 50,127,750.03
679,911.80

50,807,661.83

0.00 3.40%

22,000,000.00 61757UAL4 MORGAN STANLEY FRN 
10/FEB/2012 USD1000             
QUARTERLY FLOATING 02/10/2012 

100.14 22,023,100.21 22,030,074.00
28,139.76

22,058,213.76

6,973.79 1.48%

33,640,000.00 61757UAN0 MORGAN STANLEY FRN 
13/MAR/2012 USD1000             
QUARTERLY FLOATING 03/13/2012 

100.16 33,689,492.42 33,692,949.36
24,631.11

33,717,580.47

3,456.94 2.26%

12,400,000.00 64944QAA5 NEW YORK CMNTY 3% NTS 
16/DEC/2011 USD1000          
SEMI-ANN. 3.000% 12/16/2011 

100.35 12,443,842.83 12,443,842.83
140,330.36

12,584,173.19

0.00 0.84%

94,318,000.00 7591EAAB9 REGIONS BANK 3.25% BDS 
09/DEC/2011 USD1000         
SEMI-ANN. 3.250% 12/09/2011 

100.32 94,623,203.65 94,623,203.65
1,214,392.62

95,837,596.27

0.00 6.42%

10,000,000.00 796460D UNITED STATES ZCP 12/JAN/2012                      
MONTHLY 0.000% 01/12/2012 

99.96 9,996,002.92 9,996,002.92
0.00

9,996,002.92

0.00 0.67%

7,585,000.00 846042AA7 SOVEREIGN BANK 2.75% SRN 
17/JAN/2012 USD1000       
SEMI-ANN. 2.750% 01/17/2012 

100.57 7,628,135.79 7,628,135.79
60,595.93

7,688,731.72

0.00 0.51%

13,900,000.00 86801BAB1 SUNTRUST BANKS INC 3% BDS 
16/NOV/2011 USD1000      
 

100.12 13,916,312.10 13,916,312.10
191,533.82

14,107,845.92

0.00 0.94%

11,200,000.00 949744AA4 WELLS FARGO & CO 3.00% BDS 
09/DEC/2011 USD1000     

100.30 11,234,134.83 11,234,134.83
132,895.23

0.00 0.76%
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Category Long Description: FIXED INCOME - CORPORATE BONDS
SEMI-ANN. 3.000% 12/09/2011 11,367,030.06

15,000,000.00 967651D UNITED STATES ZCP 08/MAR/2012                      
MONTHLY 0.000% 03/08/2012 

99.99 14,987,769.94 14,998,665.00
0.00

14,998,665.00

10,895.06 1.00%

50,529,906.79 975709D ALLIANCE BANK OF ARIZONA 
REPO SWEEP 0.226%         
0.226% 12/01/2011 

100.00 50,529,906.79 50,529,906.79
8,832.35

50,538,739.14

0.00 3.38%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

502,011,906.79 503,086,056.86
503,113,340.32

3,319,576.72
506,432,917.04

27,283.46 33.91%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
95,000,000.00 912828GA2 US TREAS NTS 04.500% 

30/NOV/2011                   
SEMI-ANN. 4.500% 11/30/2011 

100.34 95,325,410.60 95,325,410.60
1,798,770.49

97,124,181.09

0.00 6.50%

50,000,000.00 912828GC8 US TREAS NTS 04.625% 
31/DEC/2011                   
SEMI-ANN. 4.625% 12/31/2011 

100.72 50,360,289.34 50,360,289.34
779,211.96

51,139,501.30

0.00 3.42%

50,000,000.00 912828ML1 UNITED STATES OF AMER TREAS 
BONDS 1% BDS           
SEMI-ANN. 1.000% 12/31/2011 

100.13 50,063,298.50 50,063,298.50
168,478.26

50,231,776.76

0.00 3.36%

50,000,000.00 912828MM9 UNITED STATES OF AMER TREAS 
NOTES 0% TREAS NTS     
SEMI-ANN. 0.750% 11/30/2011 

100.04 50,021,889.06 50,021,889.06
157,786.89

50,179,675.95

0.00 3.36%

50,000,000.00 912828MU1 UNITED STATES TREAS NTS 
1.000% 31/MAR/2012         
SEMI-ANN. 1.000% 03/31/2012 

100.38 50,146,248.79 50,189,500.00
43,715.85

50,233,215.85

43,251.21 3.36%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

295,000,000.00 295,917,136.29
295,960,387.50

2,947,963.45
298,908,350.95

43,251.21 20.01%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
23,944.80 CASH USD 

 
1.00 23,944.80 23,944.80

0.00
23,944.80

0.00 0.00%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

23,944.80 23,944.80
23,944.80

0.00
0.00 0.00%
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Category Long Description: MISCELLANEOUS - CURRENCIES
23,944.80

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (76,265.16) 0.00

(76,265.16)
(76,265.16)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (76,265.16)
0.00

(76,265.16)
(76,265.16)

 (0.01%)

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (208,633.76) 0.00

(208,633.76)
(208,633.76)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 109,203.31 0.00
109,203.31
109,203.31

0.00 0.01%

TOTAL: 0.00 (99,430.45)
0.00

(99,430.45)
(99,430.45)

0.00 (0.01%)

 

Grand Total 1,485,312,150.54 1,487,127,741.29
1,487,373,971.57

6,095,091.64
1,493,469,063.21

70,534.67 100.00%
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